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Input and output sequence




10 prediction error sequences




x 10−3 Variance and lag one autocovariance
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10 prediction error sequences




Variance and lag one autocovariance

































































Input and output sequence




10 prediction error sequences




Variance and lag one autocovariance






































































ì kõn [Q| k kì'íoð k 	QkìN^ m mìYQY	Y
ì kõn [C|	| k kì	'í k 	Q	|í m QkìYC^
ð kõn [2^ kiìnﬂ[2^9[ kiìA[C	Y	[ m |Q	xQx	|
ð kõn [C|C^ k 'íð	Y	| k kìŁððQ m n	Ykì[2^
ð kiì [C|C^ k 	YCnﬂ|ﬂ[ k QnðQnC^ m xmìŁíQnoð
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ì kõn [C| m Q	|	xQ| ®m Q		Qx ®m Q	x		[
ì kõn [Q|Q| m Q	|	|Q| ®m Q		mì ®m Q	C^ﬂx
ð kõn [@^ m Q	|	Y|í ®m Q	ðCn ®m 'ðQnﬂxQx
ð kõn [Q|2^ m Q	|	|QY ®m Q		'ð ®m Qð'í	x
ð kiì [Q|2^ m Q	|	|QY ®m Q			[ ®m Qð	x2^
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10 prediction error sequences




x 10−3 Variance and lag one autocovariance
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10 prediction error sequences




x 10−3 Variance and lag one autocovariance





































Input and output sequence




10 prediction error sequences




x 10−3 Variance and lag one autocovariance


































Prediction errors based on RESID, par. est by ARMAX




Prediction errors based on RESID, system par.




Prediction errors based on BC method, system par.
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Correlation function of residuals. Output # 1
lag





Correlation function of residuals. Output # 1
lag






Correlation function of residuals, nobs= 497
¿Mf 'jkwqd|m·c4d:egfihkjmlonRpqd:erpqe
uw6hWdwegWepqd}9fejmegd:hZIµegf{k pqkdlÓÔiÕÖc×kwqu~zd:hWjmwgdtu{mdtzujknh
{kuop)l'zzdWppqkdIegWepqd} mlow6lo}tdpgdw6e:kjWpjmegf{k pgkdIkwguWzd:hWjkwqd
hWd'dniuXd:hIkdwqd¢pgkd:wgdle°{kutwqd:legu{xpguwqdØdŁzAppgkd:}#
±kd#z%u'{mz%nijmegfu'{fepqkdwqd%svu'wgdxpgmlop4kd:{»°uwq¤~f{k B4f´pq³c4®
&}tuWhWdnebd:egdŁz%flonin=4fpg u'wqhkdwCnlowq d:wpqmlo{íWu'{kd
erku'jknh³Xdzlwgdsvjkn44kd:{jmerfi{k ²erpqlo{hklow6hpqd:erp2kwqu~zd:hWjmwgdŁetd®
zlojerd)pgkd:Bzl{BXdt}fegndŁlhWfi{k m)pfieXd%pgpgdwpquIjerdpgmdmwguWz%d®
hWjkwqdhkdd:nu'dŁhfi{CpqkfemloXdwŁ?n´pqdwq{mlpqf'dnif´spgkd:wgdlowqdmnd:{'p
uoseqlo}tknid:e¢fp¢feloneruIu|egegfmnd)pgu#erfi}tknihWfieqzlwqh3pgkdpgw6lo{erfid{|p
kmlegd¢svwgu'} pgmdkwgdŁhWfzApgfiu{#d:wgwquwerdŁ¶|jkd{mzd
ôû6û_û
¨
a°û4]
ëìî±?uwqXd{Ã.{|jhkerd:{&{kd}dpgkuWh³svuwtdŁepqf}lpqf{m =lwg}lo¯
}tuWhWd:nie:£{3u' d{eÑ°nil{k¤dl{mh±?uw6epqd{
¥Uá
hWd:wqerpgw
á
}#mdŁhWf®
pquw6eâ8ã,â"rﬂs/ä åæ/çNdbreè
]

âJoW`f
^
~"` N2âJo
^
!av`£rAaIªcé
ê
KN\ﬁNt

efiaAUbyaAt1s¼aAi`sWgWtæiéë¼ìQ~@Ío¼xååæmWunijk}td;ík
lo dŁe6Ykì'ìb2Ymì9^W'¸¢lo{kfer3jWpgu'}tlopgfiu{
¥
uWz%fid%p'¤jkniBì|	|	[m
ë íî±?uwqXd{O.{|jhkerd:{±md°fi{kfpgflonifŁlpqfu'{)kwqumnd:}ﬃfi{)mlwql}td%pgd:w
dŁepqf}lopgfiu{svu'w) 'd{kd:wqln°egferuBpgw6lo{mersvdw)svjk{mz%pgfiu{}uWhWd:nie:²£{
¤|lo{mu'e¤æ¢d:wrpqnd:w:C¤wŁJ¤'u'egd}Ñ¢¨wqjk'Xl{mh33fz6mlod:n/âd:egk¤~f{
dŁhWfpguw6e:xí	cbîWgbÅ

ﬂYyga
^_^
hrè
]

u'njm}d¤Mlo dŁe
í'íWìIWíí	Ykk£{|pqdwq{mlpqfu'{mlon¿kdŁhWdw6lpqfu'{uosjWpgu'}lpgfzs¨u{|pgwqunÈ
¡bniegd~fidwŁZì|	|QYk
ë ðoî]pd{k{lowgpRpØjk{k mïâCo
^
¬a`ðrAaIª
ê
ﬂﬁﬂt
Ë
biaKWgpo:hIWgkcbia
ñ
^
avgAWâwqd{|pgfz%d®Z;loninf{Wsvu'wg}lopgfiu{²lo{mh=egWepqd}Fegzfd:{mz%dŁeerd®
wqfid:e:@âwgd:{|pgfz%d%®%ZlnnÈZì|QxC^W
ë [î±?uw6erpgd{
¥"á
hkdw6epqw
á
}¼lo{hâMdpgwqd
¥
pqufzlkòâCo
^
¬a`óraA7\
ê
é
Kﬂﬁﬂmâwgd:{|pgfz%dsZlnn£{|pgd:wg{lpgfiu{lon
¥
dwqfdŁe¢f{
¥
Wepqd}l{mh
¨u'{|pgwqunZ¡{k 'f{mddwqfi{k m@âwqd{|pqfizdZ;lonin½ñd|ôuwq¤RZì|	xQ|k
ë nîB.lwgn5¤õ;epqw
á
}9lo{mh Ñ1Ø
á
wq{(Ff´pgpgd:{k}lowq¤X

x`f~@¬ag

ﬂié
¯g8ﬂªaKlâJo
^
¬a`
^vöPË
baKWgpoáN¼s¼a
^
Íy	mâwgd:{|pgfz%d%®%ZlnnMfi{Wsvuwg®
}lopgfiu{²lo{mh$eg~erpgd:}ýeqz%fid{mzd:eegdwqfdŁeâbwgd:{'pqfizd%®%ZlnnÈ?egd:zu{mh
dŁhWfpgfiu{ì|	|Qk
ë Yoî¡J¤7Zl{k{mlo{#lo{hBlo{Wsvwqd:h#¸;dfepqnd:w:
Ë
bia4âoﬂ
^
\ﬁKN
Ë
baé
xgpo,h(÷-aKWg:âJo
^
!av`
^
 âwqumlkfnifp lo{mhºlopgkd:}tlopgfzln
¥
pqlpqfierpgfze:i¤'uk{PFfind:lø
¥
u{me:Zì|Qx	xk
ëõ^îB.lwgn5¤õ;epqw
á
}#BrI7¯g8N~7Aﬁﬂ%lâª%eb7
^
ﬁ

ﬂ7¯g8N
Ë
baé
xgpou'njk}td«^ﬂ4uos
k
ﬂcbiav`sN\ﬁ
^

^
I'aAo_aﬂoBaAYy	Ca_avgbUyo
4z:lhWd:}tfiztâwqd:eqeZì|C^ﬂk
ë xoî}æZ¡TâTÑu¯Bl{mh æ,¤d:{k¤~f{me:
Ë
c`aâavgb'a
^4]
Nùo
^

^
t
èjWgeaK
^
\Yy]ﬂo

Nªﬀg8ﬂ ﬂZu'nihkd{¸¢l
¥
lo{¿kw6lo{z%fegzumì|C^ﬂYk
ë |oî]pd{k{lowgp*p"Øjk{k 9âJo
^
¬a`ÆrAaIª
ê
ﬂﬁﬂ
Ë
Nª{Ku'Z±kdBlpgk®
F$uwq¤WeW£{zoii¤jmnì|	|mì
ìì
